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. 1 (decision maker, $\mathrm{D}\mathrm{M}$) , 1
ascending first-price auction . , $\mathrm{D}\mathrm{M}$ .
$N$ , $N$ $U[1, M]$ ($M$ )
. ,
$P(N=j)= \frac{1}{M},$ $j=1,2,$ $\ldots,M$
, $N$












, $W_{\mathrm{i}}$ $U_{j}$ $i$ (
) , $V_{}$ .
,
$W_{i}=:\mathrm{x}\mathrm{l}\mathrm{a}\mathrm{x}\{U_{i}, V_{i}\}$ , (2)
$W_{T}=U_{T}$ . (3)
,
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$B$ closed , OLA
$G(i)=-ci- \frac{1}{N-i}(T-i-1)+\frac{\mathrm{A}^{r}-i-1}{N-i}\{-c(i+1)\}$
157
. , $c<1/2$ ,
$B=\{i$ : $i \geq\frac{1}{1-2c}(T-c_{d}-1-Mc)\}$
, $B$ closed , .









$B_{2}=\{i : (M-i)c(2i+1)-(i+1)(ci+c$. $-1)\geq T\}$
. OLA $h_{2}$ ( ,
$h_{2}(i)=(M-i)c(2i+1)-(i+1)(ci+c-1)-T$.




2 OLA closed , OLA .
$(2T-1)/(-3T^{2}+(2M+1)T+(M-1))<\mathrm{c}<(T-1)/(M-1)$










$B_{3}$ $=$ $\{i$ $:- \ln i\geq\frac{1}{\lambda I-i}(T-i-1)+\frac{\lambda/I-i-1}{M-i})\langle\{-1_{11}(i+1)\}\}$
$=$ $\{i$ : $(M-i) \log\frac{T-\dot{\epsilon}}{T-i-1}\geq T-i-1-\log\frac{T-i-1}{T}\}$ .
158
OLA
$h_{\mathrm{a}}$ ( $=(M-i) \log\frac{T-i}{T-i-1}-(T-i-1)+\log\frac{T-i-1}{T}$
, OLA $h_{3}(i\rangle$ ,
$\frac{d^{2}h_{3}}{di^{2}}>0$
, OLA $h\mathrm{a}(1)<0$ ,
$T-2>(M-2)\log 2$
. , $h_{3}(T-1)>0$ , $h_{3}(1)<0$ $T\geq 3$ , $h_{3}(i)<$
$0,$ $i=1,2,3,$ $\ldots,$ $T-1$ . , OLA . , $T-2>$








$B_{4}=\{i$ : $(M-i) \log\frac{T-i}{T-i-1}-(T-i-1)+\log\frac{T-i-1}{T}\geq 0\}$




$h_{4}(i)$ , OLA closed .
, OLA .










$B_{\mathrm{S}}=\{i$ : $- \frac{T-i}{T}\geq\frac{1}{M-i}(T-i-1)-\frac{M-i-1}{M-i}\frac{T-i-1}{T}\}$ (9)
, ,
$B_{5}=$ { $i$ : (T-iY-2(T-i)2+(T- -(M-T-l)T $\leq.0$ }.
, OLA
$h_{5}(\acute{\iota})=(T-i)^{3}-2(T-i)^{2}+(T-i.)-(M-T-1)T$ (10)
, $T>(1+\sqrt{4M-7})/2$ , $h_{5}(i)=0$ $0<\text{\’{i}}<T-1$ ,
$i^{*}$ , $i^{*}$ $i$ . , , OLA














$B_{1}=$ { $i$ :(M- c $\geq v_{0}+u(i+1)-(i+1)-(M-i-1)c(i+1)$ }
$=$ { $i$ : ($2c$ $u-1$) $i$ $(v0$ $u-(M-1)c-1)\leq 0$}.









$v_{0}+ui$ $\#^{\backslash }\mathrm{F}\mathrm{L}\mathrm{L}$ ”.
(12)
OLA
$B_{2}=\{i$ : $\log\frac{T-i}{T}\geq\frac{1}{M-i}\{v_{0}+u(i+1)\}+\frac{M-i-1}{M-i}\log\frac{T-i-1}{T}\}$ .
, OLA
$h_{2}(i)=(M$ $\log\frac{T-i}{T-i-1}$ $\ovalbox{\tt\small REJECT} 0-u(i+1)+\log\frac{T-i-1}{T}$ .
,
$\frac{d^{2}h_{2}}{di^{2}}>0$
, OLA . , OLA
$h_{2}(0\dot{)}<0$ , , $(M-1)\log(T/(T-1))-v_{0}-u<0$ .
,
$B_{2}=\{i : h_{2}(i)>0\}$








$B_{3}=\{i$ : $\frac{T(M-1)}{(T-i-1)(T-i)}\geq v0+u(i+1)\}$
. OLA
$h_{3}(i)= \frac{T(M-1)}{(T-i-1)(T-i)}-v_{0}-u(i+1)$
, OLA 2 , OLA
$h_{3}(0)<0$ $h_{3}(T-1)>0$ , , $(M-T)/(T-1$ } $-v_{\mathrm{O}}-u<0$ $T(M-T)/2-v_{0}-uT>0$
2 , $B_{3}$ closed , . .













$N$ [1, $\mathrm{i}1/I\mathrm{j}$ ,
$P(N=$ $= \frac{1}{M},\dot{\gamma}=1,2,$ $\ldots,$ $M$,
, $i$ $N$
$P(N=j|N>i)= \frac{1}{M-i}$ , $i=1,2,$ $\ldots,$ $M-1,$ $J\vdash=i+1,i+2,$ $\ldots,$ $M$
.
1 1 , 1 $\vee\supset$ .
$i$ .
$\Pi(i)=\{$




$W_{i}$ $=$ $\max\{\Pi(i), P(N=i+1|\mathit{4}\mathrm{V}>i)\cdot \mathrm{O}+P(N=i+1|N>i)W_{i+3}\}$
$=$ $\max\{v+i,$ $\frac{hf-i-1}{M-i}\mathrm{t}\mathrm{f}_{\dot{\mathrm{a}}+1}^{f}\}$
OLA
$B=\{i$ : $v+i \geq\frac{NI-i-1}{M-i}.(v+i+1)\}$ (15)
.
$i \geq\frac{M-v-1}{2}$ (16)
, OLA closed , . ,











$s$ $j$ $W(s,j)$ ,
(18)$W(s,j)= \max\{\mathrm{v}- 1s,$ $\sum_{k=1}^{j}Pr(N(s+1)-N(s)=k)W(s+1,j-k)\}$
$s$ $j$ (s, . , OLA
$B$ $=$ $\{(s,j)$ : $v+s \geq\sum_{k=1}^{j}Pr(N(s+1)-N(s)=k)(v+s+1)\}$




$B=$ { $(s,j)$ : $H(s,j)\geq 0$ $v$ $s+1>0$} (20)
. $H(s,j\dot{)}$ $j$ , $s$ ,
. , OLA $B$ .
$v$ .$\dot{5}$. $+1>0$ $(v+s)/( \{\}+s+1)\geq e^{-\lambda}\sum_{k=1}^{i}\lambda^{k}/k$ ! (s,
, .
.
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